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This text for upper-level undergraduates and graduate students explores stochastic control theory in terms of
analysis, parametric optimization, and optimal stochastic control. Limited to linear systems with quadratic
criteria, it covers discrete time as well as continuous time systems.
The first three chapters provide motivation and background material on stochastic processes, followed by an
analysis of dynamical systems with inputs of stochastic processes. A simple version of the problem of
optimal control of stochastic systems is discussed, along with an example of an industrial application of this
theory. Subsequent discussions cover filtering and prediction theory as well as the general stochastic control
problem for linear systems with quadratic criteria.
Each chapter begins with the discrete time version of a problem and progresses to a more challenging
continuous time version of the same problem. Prerequisites include courses in analysis and probability theory
in addition to a course in dynamical systems that covers frequency response and the state-space approach for
continuous time and discrete time systems.
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From reader reviews:

David Long:

In this 21st hundred years, people become competitive in each way. By being competitive at this point,
people have do something to make all of them survives, being in the middle of the particular crowded place
and notice simply by surrounding. One thing that oftentimes many people have underestimated the item for a
while is reading. Yep, by reading a publication your ability to survive raise then having chance to stand than
other is high. To suit your needs who want to start reading any book, we give you that Introduction to
Stochastic Control Theory (Dover Books on Electrical Engineering) book as beginning and daily reading
reserve. Why, because this book is usually more than just a book.

Priscilla McNeil:

Reading a book tends to be new life style on this era globalization. With examining you can get a lot of
information that could give you benefit in your life. Using book everyone in this world may share their idea.
Ebooks can also inspire a lot of people. A lot of author can inspire their reader with their story or maybe their
experience. Not only situation that share in the ebooks. But also they write about advantage about something
that you need illustration. How to get the good score toefl, or how to teach your children, there are many
kinds of book which exist now. The authors on earth always try to improve their ability in writing, they also
doing some exploration before they write to their book. One of them is this Introduction to Stochastic
Control Theory (Dover Books on Electrical Engineering).

Sherry Clark:

Spent a free time to be fun activity to complete! A lot of people spent their down time with their family, or
their friends. Usually they accomplishing activity like watching television, about to beach, or picnic in the
park. They actually doing ditto every week. Do you feel it? Do you wish to something different to fill your
free time/ holiday? Could be reading a book can be option to fill your cost-free time/ holiday. The first thing
you ask may be what kinds of e-book that you should read. If you want to test look for book, may be the
publication untitled Introduction to Stochastic Control Theory (Dover Books on Electrical Engineering) can
be excellent book to read. May be it may be best activity to you.

Myra McKenzie:

People live in this new day of lifestyle always try to and must have the free time or they will get lot of stress
from both day to day life and work. So , if we ask do people have extra time, we will say absolutely sure.
People is human not a robot. Then we inquire again, what kind of activity do you have when the spare time
coming to anyone of course your answer may unlimited right. Then do you try this one, reading textbooks. It
can be your alternative within spending your spare time, the book you have read is definitely Introduction to
Stochastic Control Theory (Dover Books on Electrical Engineering).
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